Arizona State Treasurer's Office

Watermark Inventory Report

INVESTMENTS OUTSTANDING AS OF 6/30/02 (SETTLEMENT BASIS)
CARRY-BASIS IS BOOK-VALUE AMORTIZED THROUGH 6/30/02
POOL: LGIP-GOVERNMENT (7)

INVST# CUSIP# DESCRIPTION

30180 912795KQ U.S. TREASURY
30181 912795KQ U.S. TREASURY
30187 912795KS U.S. TREASURY

3 ITEMS IN SUBTOTAL FOR:

30303 RPGS0198 GOLDMAN SACHS

1 ITEM IN SUBTOTAL FOR:

4 ITEMS IN SUBTOTAL FOR:

RATE MATURITY YIELD MOO S&P POSITION-SIZE

U.S. TREASURY BILLS ( 11)
BILL 1.660 7/05/02 1.661 Raa AAA 50,000,000.00
BILL 1.660 7/05/02 1.661 Raa AAA 50,000,000.00
BILL 1.675 7/18/02 1.677 Raa AAA 100,000,000.00

1.669 200,000,000.00

U.S. TREASURY BILLS (TYPE 11)

REPURCHASE AGREEMENTS ( 61)

GROU 1.820 7/01/02 1.820 Raa AAA 30,000,000.00

1.820 30,000,000.00
REPURCHASE AGREEMENTS (TYPE 61)

1.689 230,000,000.00
LGIP-GOVERNMENT (FUND 7)

#

99.96900 2 49,990,777.
99.96900 2 49,990,777.
99.90600 2 99,920,902.

MARKET-VALUE

49,984,500.
49,984,500.
99,906,000.

199,902,458.

100.00000 9 30,000,000.

199,875,000.

30,000,000.

229,902,458.

229,875,000.

* $-ABOVE/BELOW

-27,458.34



